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F—FRAFRATHIRETEAE L S G FER) 10%, HAFES SHARS RS H NS
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At I S IL R A — KA J AT ESR A ZIE TR 10%. AFE G P KEMESFAEIES R E
Gy B, JRTR AT AERRAT (] ML T 3558 55, R R B A o 70 0 70 3 < 9 7 U I 2 PR Ak A
BE H LRI DAL, HARIIBECLE B OE I 2 HeAh, AR 5] d 1 32 Y (e 0 < i 55 05 53X
AR SN RAPEFR R, H BRI R SR A A5 A R E .

6.4.13.3.1 MEHARESAE T HRSIHERR ST

P SR S S PN SR (Bun bl (S SR PAPIR X ST S e S (- 81 WIS NS AU
TS TIOR3 BT S s M XU B E Y8 2017 4 10 H 1 B IEAT ) 5550 1) 2 SRont A= ik
S B VBN I R HEAT A B, S ST ) XU B T I AR B AL S RO P AR R R
T 52 B ] F1) 45 B ot Aol A5 DA S 2 AR I 8] N AR I RE 0 I 25 -E P hn S5 IR AN R HR R E AT 457 52 1) e 0 A
i

— N A RAT WIE SR T A HE B8 B I 10%, H AR S5 ARG

SN B A EE B R A — KA RURAT RIER AR I IZIESR ) 10%. ARG S mAE S
2 e A PN B ) FOA T B i S 3R R R — ) i A W) RAT B AT B S AR I 1% LT A ]
FIE R 15%, ARG5S HARSREGEHNE KSR EA ST — X LW AR KT
AR, A % A R AR SR 30%.

AFE G TR IE SRR SR T BT, HRIRWIAEARAT (] RNV T 3958 5y, 70 o < 93 7 U
P Z IR EIASGE B AR RIE N S IUMHE 7.4.12. BRAh, ARKE & alimid S H a0 4 gt 7 0 AN
R BTG RN K, e IR — A B RS AR IR A R E . ARG TEIRE T
TNk 2 PR B (8 & VAN I 5 < 53 14E 1 15%.

ARIEE MR ESE NG HX LA AT A 7 AN TR H AR i ] A8 BN (AT o TEVP A
SIS, BOREE H AR I8 0] FR s AN 7 S TTAE H R AR BB = AT A B R

[FIRNY, AR < 1) 2 < NS0 5 B 23 50 [ D 52 5 IR B3 H 558 Gy IR b s 1R 78
JR XS5 Zy o T B WA 55 R« A=A BE 3 BATAF /K-8 AT 6 LA R IR R A 5 P i N 3, DA
X AN RN R AT 5 0 T ST 58 By 00 A B O AT Bl 785 TR B S T 7™ s A AR o N [R] M 52 5 ) Bl
P XU AN AZ Gy T AU o AN, AR HE <G A 5 B BN 57, 7 308 [l Dy 5 5 Jo A4 vt 7 LA B2 AR 4
vty B8 SO B S S A AR 35 M B A P XURS R L 55 A AR B0 DL DR 4 i 42 2 Fe (BT 53 A2
By IEAE SRASESUE SR HE A i M EE i 23 D 0 HA SR R O 58 2 et T JRs [ M 58 B bk, vl 4
ST i (0 0 0T SR i < R 40 R IR B YL T RS — 2
e IR B ITUA B F B O 00 5 SR S U sl M DU B e R S, AR R <A AN T ) AR B
EREACE

\Y*b
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6.4.13.4 TR
T 37 A 2 46 3 4 Pl 4 o i L 1 2 S0 B Sk B 4 38 2 DAL e Ak T 4 4% S5 IR 35 (R A8 3
RABEENH AR, ALFERI SRR A RS AN AR AR B XU

6.4.13.4.1 FIS R

R 2 IR 2 415 < it L R 4 e 0 8 S <Y 52 T 3 A 2 AR Bl i A A e sl i XU o M AR kv
St =S o) s A e 7Pl S S AT &5 /AW A (SR DR e o SR vy i B St I e S S N ) [ &
AN 231 18] 25 SRR 05 T 3781 25 E BT 5 A IS 0 T AR SR B <BAE S e 18 XU

AN G ) e 7 BN S UTOXH A O < s P ) SR SRR P R 1 EAT A%, Rl T R A

LR Rr i w2 il R IR i = e
ARG A BT EEOVIRATAA K S A AR REES, HARESRTT ™ MR 75y

AR,

6.4.13.4.1.1 FZR XK w1

\1
paNy

PR A S G M L2 BT S Bl TR AE R OCREEE S T A R 224k

Az, NRMiT

AR

LAEBAPY 1-5 4 5 4ELL I At &it
202046 H 30 H
="

P 126,200,442.6
BRATA K 126,200,442.67 - - ;
g 5,484,457.97 - - 5,484,457.97
A7 ORI 1,250,151.59 - -4 1,250,151.59

ot e 2,554,434,826.
Sy 4 B g e 154,162,993.20 10,232,000.00 -4 2,390,039,833.64 o
SN IR AE 4 il %

. F% g 70,000,155.00) 1 170,000,155.00)
MISGIE S TE H 2K . i . .
INVLAIPSS - - 2,237,121.23 2,237,121.23
IS ER A R - - 1,710,538.56 1,710,538.56
2,761,317,693.

A aean 357,098,200.43 10,232,000.00 - 2,393,987,493.43
86

Wik
T HAME R - i . .

T o 1 4 b A £ - - . i
A &Rl 5 - - . _
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SE H (B0 4 b %
PR
MATIESFE H 2K - - 4 68,778,712.23 68,778,712.23
AT IBE [R] 5K - - 4 11,054,891.93 11,054,891.93
AT PR N F - - - 3,267,187.57 3,267,187.57
MNATHEE 7% - - - 544,531.27| 544,531.27
AT B AR 45 2 - - - . .
NiATAE 5 % F - - - 7,012,057.56 7,012,057.56
AT i B - - - 28.25 28.25
E{#%UJ%» = = = = =
AR - - - - -
16 ZiE P #3547 £ - - - . _
HoAth A7 £5 - - - 373,238.84  373,238.84
91,030,647.
UikGiyseay - - 4 91,030,647.65
65
| 2 U e 1 357,098,200.43 10,232,000.00 -1 2,302,956,845.78/2,670,287,046.
21
AR
2019 4F 12 A 31 15PN 1-5 4F 5D AR faann
H
wre
P, 215,335,885.8
BRATA K 215,335,885.84 - - - A
i S R 6,178,285.07, - - 1 6,178,285.07
FHIRIES 568,502.95 - - 4  568,502.95
N o 3,429,999,028.
R 197,440,500.00] - - 3,232,558,528.01 o1
M ISIE 778 3K - - - - -
INVLAIPSS - - - 4,314,222.29 4,314,222.29
IS ER R - - - 1,215,485.31] 1,215,485.31
. 3,657,611,409.
AR saan 419,523,173.86 - - 3,238,088,235.61
47
B f5t
T HAME R - i - - .
B L e K - - - - -
F7HE G b A A5t - - - - -
S (R 0 4 ik %
PRk
NATHIESFE H 2K - - 4 107,287,688.33 | 107,287,688.3

31Tk 49 T



M B AR BUE SR BB < 2020 S P R

3
JEAST 8 [B] 3¢ - - -4 12,163,451.59 | 12,163,451.59
IEAsHE BN Fi - - | 4,254,025.33 | 4,254,025.33
AT HEE B - - | 709,004.22 709,004.22
JREASE 4 85 A 55 9 - -
NATAE 5 % H - - 4 4,399,216.62 | 4,399,216.62
IR AZ A
JREASS ) JEL
AR
126 JE T 155 671 £t - -
HoAh A fiit - - - 487,833.33 487,833.33
129,301,219.42 129,301,219.4
ffi it
2
3,528,310,190.
) ZE AU FE S5k 11 419,523,173.86 - - 3,108,787,016.19
05

T R ARIEE T KA BRI A SCOHME, FHHZ IS 20 RUE 1) 5 837 4 H Bk
B H AR E AT Ty

6.4.13.4.1.2 F|3 XK R BUR 44T

T 2020 £ 6 H 30 H, AIEEHFA KA S MEGIR BB A FOOE & 3k 5 5™ 158 1 L6l o
6.16%(2019 4 12 H 31 H: 5.61%), Ptk dsRIz A SNt T A 4 0% 7= 14l Jo B K500 (2019 4F
12 431 H: [[).

6.4.13.4.2 4N XS
NI ARG A& Fi5 < ik T L £ 28 Se A B SRR I g B DA AMICIE SR ARl i A A e sl iR AR, - A
RIpA B K it O R4, PRt E E R AN XU

6.4.13.4.3 H ALY #E XK
FUABAN A% IR, 2 41 1 <5 P 415 < i T L PR 2 S AN BOR SR B <97 B2 DRI Bk i I M) R A A ML 28 DAk
[T S i s DR 3R AR Bl T A Bl O R o AR 4 SR BB TR S22 5 T 1 SR AT 18] Rl 3% 28 5
(I S AN 7, T TR A A A% IR SR U T B AR 57 R AT 248 B 2878 155 1O R K T PR 52
RESACYE TR 27 117 3 A e B0 FR B M
A F I I R SR A BT R A B AW s, AR LT R B LD R A, SRR
B HIAR N . AT B HE WS & B IA B AL, PR BT R . B AL
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BRAAHATIEIE, RIS AT RE R A BT 0 R U o

A Fk I I P BT A A I 0 I B AR AR A s RS, o AN < PR B8 2 4 v P 2 50 B9V D B <
BEPHFEIN 60-95%, fRioR I T HL Dy 3k G BT 1HE 1 5-40%, LAY H £ — 5 DL AU £
IFNFE B TAHE R 5% LA Lo BEAT, AR G (0 5 BN BE HOG AR < T R ROAEZ3 A0 4% ST it 47
JE Wi 2 Mg BINEN B Gt AT MG B &, BL4E VaR(Value at Risk)fim 45 i I it 74 52 < 1 i AR 78
FEANKE AR, By R SE R0 XU AT BRIER A2 61 o

6.4.13.4.3.1 FHARMMHE XU i T

EHAL: NRMT

AHAK AR
2020 46 A 30 H 2019 4F 12 A 31 H
I H b 4 S A a
A RIE FEEHE L ME HHE L
%l (%) (%)
2,390,039,833. 3,232,558,528
TG MR — SRR 89.50 91.62
64 01
TSR T — e - -
T oMM T — e BT - -
AT AR e R TE 7= — BUUE R 52 - -
HAth - .
2,390,039,833. 3,232,558,528
&1t 89.50 91.62
64 .01

6.4.13.4.3.2 FHABYHE RS R BURME BT

ST I RS S P E Tk ST B R AR 3)

2020 /£ 6 H 30 H

s G b DS B 170 %5 B (b
SR 7= B 22 4 P R
WA CRf ANRTH)
AH 2 XU A8 5 Y AR 5 PN AERE R
S

20194 12 A 31 H

A5 e R v T 5%

gy 12,255

W 19,320

A G LB HE T B 5%

/%) 12,255

k%7 19,320
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6.4.14 A BT EMEM M & THRR T Z U B H A F R

T

7.1 BIRESFAHEHER

EHEAL: NRMT

e | e e 5%§%iimw
1 ETEY A 2,390,039,833.64 86.55
Hodre % 2,390,039,833.64 86.55
2 R T - -
3 fit] 5 WA 28 $E T 164,394,993.20 5.95
Hrr: iz 164,394,993.20 5.95
BE7 SCRHIE SR - .
4 T JE AR - -
5 S RbATAE AR - -
6 SENIREE SRl 70,000,155.00 2.54
Forre S [ 1 SN R B 4 ) ]

A
7 BATAEF MG A& S A 131,684,900.64 477
8 At 2% T 5% 5,197,811.38 0.19
9 At 2,761,317,693.86 100.00

7.2 REBRETILIROBRERE A S
7.2.1 MEFARBTUS RERARERRAS

s . He P L
R | A At Go 5iﬁ15f@ g
A 3N NN G N4 18,367.00 0.00
SR 1,293,819.00 0.05
C il g M. 1,306,528,627.32 48.93
D 1. AT AR KA = AT Ml 2,650,123.20 0.10
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E pecsiin |4 20,860,717.36 0.78
E R R 180,408,869.36 6.76
G I BAEFTHEEOL 34,626,443.18 1.30
H A ol - -
I 5 RAER . RIS BRI 2,214,562.58 0.08
J SRl 127,605,959.59 4.78
K S5 =l 442,742,082.10 16.58
L LG 55 R 45 15,960.00 0.00
M LR A A RS 4,112,906.00 0.15
N AKF . FRBEAA S B 66,094,342.71 2.48
o] JE RS+ BB AR 55 - -
P UEH - -
Q DA TAE 201,581.61 0.01
R AL ARTE AR Rl 9,118,452.50 0.34
S pres 191,547,020.13 7.17

At 2,390,039,833.64 89.50

7.3 WIRIRA ol G EE B PR E B R /NEER B B I B3 B 4
SRiAL: NRMG

o B 4 P i
Fa5 | BEAE J B A4 TR HE(K) A RE
{E LA (%)
1 001914 HERR 8,211,560 252,341,238.80 9.45
2 000858 i R W 1,292,318 221,141,456.16 8.28
3 600519 PivMiE e 144,200 210,947,296.00 7.90
4 000009 [ 2% 22,508,463 191,547,020.13 7.17
5 603708 F KM 3,581,836 176,441,241.36 6.61
6 600309 Jitedl sy 2,987,239 149,332,077.61 5.59
7 000002 Ji Fla 5,631,695 147,212,507.30 5.51
8 600809 iR R} 719,452 104,320,540.00 3.91
9 600036 R ERAT 2,986,492 100,704,510.24 3.77
10 000568 VM EE 970,902 88,468,590.24 3.31
1 002110 =N ) 13,052,382 86,928,864.12 3.26
12 600372 T T 5,572,709 74,228,483.88 2.78
13 603686 AN 2,333,959 56,878,580.83 2.13
14 000967 TV 5 6,125,310 50,533,807.50 1.89
15 000977 IREE S 1,014,521 39,748,932.78 1.49
16 000786 JE 1,447,242 30,869,671.86 1.16
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17 600801 BRI 1,284,231 30,449,117.01 1.14
18 600887 PRI 7y 816,000 25,402,080.00 0.95
19 603043 IRELRER 704,416 22,907,608.32 0.86
20 600690 HEET P 1,293,459 22,894,224.30 0.86
21 000910 KIFER 1,452,316 22,568,990.64 0.85
22 601128 i ARAT 2,696,785 20,252,855.35 0.76
23 603506 [N 4 505,200 15,039,804.00 0.56
24 002968 N 232,500 14,763,750.00 0.55
25 600233 [BERYSEH 951,926 13,860,042.56 0.52
26 000333 F M A H 225,300 13,470,687.00 0.50
27 600048 FRFHb = 905,400 13,381,812.00 0.50
28 000651 AL 228,200 12,909,274.00 0.48
29 002034 HEREFA IR 716,000 12,487,040.00 0.47
30 600585 HFIZIK e 235,700 12,470,887.00 0.47
31 600038 o B A 291,100 11,955,477.00 0.45
32 600068 B 1,942,800 11,559,660.00 0.43
33 600879 NG 1,754,600 11,299,624.00 0.42
34 002415 T R AR 353,103 10,716,676.05 0.40
35 601800 o E R A 1,265,804 9,291,001.36 0.35
36 002074 ESEa ey S 341,300 9,160,492.00 0.34
37 600782 EAR I Ay 2,024,903 8,261,604.24 0.31
38 002332 iz 245 475,200 8,002,368.00 0.30
39 601318 Hh S22 93,000 6,640,200.00 0.25
40 300450 S TR 141,000 6,515,610.00 0.24
41 002664 K& AE 435,900 5,762,598.00 0.22
42 601816 HO R 906,536 5,593,327.12 0.21
43 600009 gL 74,200 5,347,594.00 0.20
44 002739 PaprNi:k-7 346,550 5,291,818.50 0.20
45 002352 i 2 94,800 5,185,560.00 0.19
46 002120 P g fix 189,630 4,636,453.50 0.17
47 300182 TR AR 938,200 3,743,418.00 0.14
48 300750 THER A 16,100 2,807,196.00 0.11
49 300012 A A 138,200 2,730,832.00 0.10
50 300190 i 353,400 2,668,170.00 0.10
51 600674 JI e 285,802 2,649,384.54 0.10
52 002697 AL 242,600 2,649,192.00 0.10
53 601012 Wi L 1% 47 39,500 1,608,835.00 0.06
54 002967 JTHTT R 50,500 1,368,550.00 0.05
55 300031 FIERHE 53,600 1,342,144.00 0.05
56 600597 e FLL 88,000 1,307,680.00 0.05
57 601933 KR T 139,200 1,305,696.00 0.05
58 600028 W E A AL 330,900 1,293,819.00 0.05
59 600019 FEA 283,700 1,293,672.00 0.05
60 688588 wERM 17,277 575,842.41 0.02
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61 688157 FA Sy 3,402 294,749.28 0.01
62 688181 AN IAL 4,306 263,053.54 0.01
63 300815 LAH 1,800 220,752.00 0.01
64 688080 i E 2,233 193,779.74 0.01
65 688466 SRIAE 4,907 179,547.13 0.01
66 688568 TR A 11,020 178,634.20 0.01
67 603345 LI 1,200 141,600.00 0.01
68 688081 M EGEER 3,153 132,457.53 0.00
69 688377 i R 7,894 129,619.48 0.00
70 300347 IR 1,200 122,256.00 0.00
71 603087 HZZk 1,076 107,922.80 0.00
72 688277 N 8,810 106,072.40 0.00
73 688027 & =T 2,830 102,389.40 0.00
74 300413 T SR U 1,200 78,240.00 0.00
75 600570 ERES 630 67,851.00 0.00
76 603882 IR 600 53,700.00 0.00
77 300529 LA 690 47,955.00 0.00
78 300463 LAY 600 34,938.00 0.00
79 603986 Ik 5 BB 140 33,027.40 0.00
80 300760 B ERTT 100 30,570.00 0.00
81 300824 Jb S 1,954 26,789.34 0.00
82 002821 EJES 2 100 24,300.00 0.00
83 300842 W B 455 18,527.60 0.00
84 603605 HIETE 100 18,002.00 0.00
85 688363 IREE A1) 120 17,748.00 0.00
86 600763 W 100 16,677.00 0.00
87 603658 2 EEY) 100 16,244.00 0.00
88 300601 A 100 16,216.00 0.00
89 601888 Hh [ A A 100 15,403.00 0.00
90 603288 NN I 120 14,928.00 0.00
91 002714 R A 170 13,940.00 0.00
92 603259 24 i Rl 140 13,524.00 0.00
93 603939 mFZ 140 12,740.00 0.00
94 601799 BT 100 12,700.00 0.00
95 300839 I A 502 11,751.82 0.00
96 601186 Hh [ 2k 1,200 10,056.00 0.00
97 300847 HFREDOE 1,421 9,861.74 0.00
98 600276 TE 5ty 25 24 100 9,230.00 0.00
99 002044 F AP 621 8,948.61 0.00
100 300845 R 470 8,286.10 0.00
101 300843 A 35 152 Ay 751 7,517.51 0.00
102 300840 P4 4 e 1,185 7,038.90 0.00
103 002410 I BRE 100 6,970.00 0.00
104 002475 ATV R 130 6,675.50 0.00
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105 002007 2L AW 130 6,514.30 0.00
106 300357 FAEY) 100 6,225.00 0.00
107 600845 EEE/ ¢ 100 5,908.00 0.00
108 600872 WA R 100 5,853.00 0.00
109 600529 R 253 100 5,800.00 0.00
110 002624 SEEH R 100 5,764.00 0.00
111 000888 W JE LA 888 5,026.08 0.00
112 600298 o7 P R) 100 4,948.00 0.00
113 002555 e L 100 4,680.00 0.00
114 002777 AT 140 4,257.40 0.00
115 002179 G H 100 4,101.00 0.00
116 600990 DYt B ¥ 100 3,970.00 0.00
117 300846 HHES 1,131 3,811.47 0.00
118 002025 AR B 2% 100 3,658.00 0.00
119 600760 EPIRY A 100 3,282.00 0.00
120 300144 ARIRIHE 180 3,114.00 0.00
121 600118 W E TR 100 3,083.00 0.00
122 002299 XRKRE 100 2,900.00 0.00
123 300271 R A 100 2,821.00 0.00
124 002142 TURIT 100 2,627.00 0.00
125 600030 H GRS 100 2,411.00 0.00
126 600893 LIVEIWA} 100 2,348.00 0.00
127 002466 RFFHN 100 2,295.00 0.00
128 300253 e oiE 5 100 2,294.00 0.00
129 002511 IS 5 100 2,230.00 0.00
130 600031 ——HL 100 1,876.00 0.00
131 000681 it A 100 1,862.00 0.00
132 300451 Bk E R 100 1,849.00 0.00
133 601698 i E T iE 100 1,801.00 0.00
134 002258 FZR A 100 1,783.00 0.00
135 600426 e ET 100 1,768.00 0.00
136 600438 JE LB Ay 100 1,738.00 0.00
137 002405 VY 4t B 100 1,649.00 0.00
138 002468 FH 38 PR 100 1,641.00 0.00
139 000011 wYlk A 100 1,600.00 0.00
140 601166 PV ERAT 100 1,578.00 0.00
141 002458 an AR 100 1,527.00 0.00
142 600383 S Hh 4K 4] 100 1,370.00 0.00
143 000001 P ARAT 100 1,280.00 0.00
144 600967 ML 100 1,039.00 0.00
145 002013 AL 100 790.00 0.00
146 600900 KT 39 738.66 0.00
147 601111 S RRES NS 100 661.00 0.00
148 002027 PN 100 557.00 0.00
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149 600029 L 100 517.00 0.00
150 601398 TRRAT 100 498.00 0.00
151 000725 WRTT A 100 467.00 0.00
152 600115 R 100 422.00 0.00
153 601333 IR 100 225.00 0.00

7.4 REH AR ERRA SR ERRS)
741 Rt FNEHE IR T FE 29050 20 44 HIBE B 4
SRS ARMIT

BRI 4 Bt
=2 JiE ZEARHS Ji S A R A R EAN SR P e A
(%)
1 000009 R % 206,125,607.92 5.84
2 000002 B Fha 150,596,463.12 4.27
3 002044 F AR 149,713,717.85 4.24
4 600309 Jitete s 141,613,219.04 4.01
5 603708 KM 134,510,097.58 3.81
6 600809 Ly VG 398 124,080,591.92 3.52
7 600801 BRI 106,193,374.72 3.01
8 000786 JE M 95,649,478.38 2.71
9 002120 FIE Ay 92,318,073.39 2.62
10 001914 ArER 91,274,578.87 2.59
11 600372 HL T 89,140,514.50 2.53
12 601166 POlVARAT 85,562,836.49 2.43
13 601318 Hh [ P22 77,165,384.57 2.19
14 300031 FIERHL 76,807,793.32 2.18
15 002299 XK 74,395,873.79 2.11
16 000001 P HAT 73,737,448.41 2.09
17 600009 gL 72,955,361.97 2.07
18 300253 TR 67,214,785.20 1.91
19 002405 D 2% P 64,093,673.54 1.82
20 600782 Wy 63,792,470.56 1.81

TE e AT TN BRI P45 SRS AT A S S SR LLRSCSS i) 3881, ANBREH RS 5 9 .

7.4.2 RitSEH GBI T $HE 2980T 20 4 KRR 4
EHURLL: AT

i S G B
] B SRARAY B SR A K A RS S FEIFAE LB
(%)
601318 Hh P 365,357,706.48 10.36
2 600036 AT 263,819,115.31 7.48
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3 001914 AR 259,794,415.16 7.36
4 600309 JitEA 252,659,869.90 7.16
5 601128 i ERAT 217,170,329.77 6.16
6 000568 FINEE 216,602,458.19 6.14
7 000001 AT 197,121,971.87 5.59
8 000858 R W 168,454,029.69 4.77
9 600519 CVMERE 154,102,054.29 4.37
10 600585 HFIZIK R 153,086,940.08 4.34
11 002044 F AR 136,453,662.54 3.87
12 002110 =N ) 129,321,068.39 3.67
13 600019 EWA 107,239,063.72 3.04
14 601166 PV ERAT 104,828,227.25 2.97
15 002120 FIE Ay 90,848,606.90 2.57
16 600009 gL 83,668,005.65 2.37
17 600801 HHK e 78,492,665.43 2.22
18 002405 DO 2 77,209,895.24 2.19
19 002299 SRR IR 76,571,084.14 2.17
20 300031 FIERHE 74,440,496.91 2.11
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